
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

SCHEDULE OF INVESTED ASSETS
 and  2006

2007 2006

Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 617                       $ 2,044                

Marketable debt and equity securities
Broad Market Fixed Income Pool 132,128,418         64,962,005       
Non-retirement Domestic Equity Pool 179,497,413         85,374,908       
SOA International Equity Pool 71,664,331           34,077,562       

Total marketable debt and equity securities 383,290,162 184,414,475

Income receivable 4                           50                     

Total invested assets $ 383,290,783 $ 184,416,569

February 28, 2007
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CURRENT YEAR TO
MONTH DATE

Investment Income
Cash and cash equivalents

Short-term Fixed Income Pool $ 4                      $ 53                   

Marketable debt and equity securities
Broad Market Fixed Income Pool 2,109,994        6,256,316       
Non-retirement Domestic Equity Pool (2,988,007)       14,055,418     
SOA International Equity Pool (46,497)            7,556,058       

Commission Recapture - International -                       198                 
Total income (loss) marketable debt and equities (924,510) 27,867,990

Total investment income (loss) (924,506) 27,868,043

Total invested assets, beginning of period 384,253,703    184,456,694   

Net contributions (withdrawals) (38,414)            170,966,046   

Total invested assets, end of period $ 383,290,783 $ 383,290,783

February 28, 2007

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED  ASSETS

For the Month Ended 

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND
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Asset Allocation Policy Effective Date:  7/1/06

Fund established 5/24/00

Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool Residual 1 0.00% n/a
Total cash and cash equivalents 0.00% 0.00% 1 0.00% n/a

Marketable debt securities
Broad Market Fixed Income Pool 35.00% 30%-40% 132,129 34.47% 0.53%

Total Marketable debt securities 35.00% 132,129 34.47% 0.53%

Equities
Non-retirement Domestic Equity Pool 47.00% 42%-52% 179,497 46.83% 0.17%
SOA Int'l Equity Pool 18.00% 13%-23% 71,664 18.70% -0.70%

Total investments  AY 13 100.00% 383,291 100.00% 0.00%

Income Receivable -

Total Invested Assets At Fair Value 383,291

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

POWER COST EQUALIZATION ENDOWMENT FUND

Asset Allocation 

Asset Allocation Policy with Actual Investment Holdings as of
February 28, 2007

(Stated in Thousands)


